
SALES/ DATE OF
DATE LINE # SECURITY DESCRIPTION YIELD PURCHASES MATURITIES GAIN/LOSS COMMENTS MATURITY
4/2 57973 CP ATLANTIC ASSET SECUR1.02 17,678,000 MAT 4/2/04
4/6 58010 MTN GECC 2.12 25,000,000 PURC 9/25/06
4/8 57664 CP MOAT FUNDING 1.12 50,000,000 MAT 4/8/04
4/8 58016 CP WHITE PINE 1.12 15,079,000 PURC 9/15/04
4/8 58017 CP WHITE PINE 1.15 9,740,000 PURC 10/12/04
4/8 58031 MTN GECC 2.41 25,000,000 PURC 9/25/06
4/12 57204 FNMA CALL 04-14-04 2.17 50,000,000 3,906 SALE 10/14/05
4/12 58020 CP MOAT FUNDING 1.15 50,000,000 PURC 10/8/04
4/12 58021 CP EDISON ASSET SEC 1.14 50,000,000 PURC 10/1/04
4/12 58022 CP EDISON ASSET SEC 1.14 25,000,000 PURC 10/1/04
4/12 58023 FFCB CALL 10-12-04 SEMI 2.20 25,000,000 PURC 10/12/06
4/13 58026 CP SIGMA FINANCE INC 1.14 50,000,000 PURC 10/18/04
4/13 58027 CP EDISON ASSET SEC 1.07 50,000,000 PURC 8/11/04
4/13 58028 FNMA CALL 4-13-05 1x 2.17 25,000,000 PURC 4/13/06
4/13 58029 FNMA CALL 4-13-05 1x 2.19 25,000,000 PURC 4/13/06
4/13 58069 FFCB CALL 4-13-05 1x 2.40 50,000,000 PURC 4/13/07
4/14 57669 CP ATLANTIS ONE 1.13 50,000,000 MAT 4/14/04
4/14 57854 CP BAVARIA GLB CORP 1.07 29,550,000 MAT 4/14/04
4/14 57869 CP PERRY GLOBAL LLC 1.04 50,000,000 MAT 4/14/04
4/14 57872 CP CAFCO LLC 1.03 25,000,000 MAT 4/14/04
4/14 57873 CP CRC FUNDING LLC 1.03 25,000,000 MAT 4/14/04
4/15 57674 CP ATLANTIS ONE FUNDING1.15 50,000,000 MAT 4/15/04
4/15 57839 CP EIFFEL FUNDING 1.06 30,000,000 MAT 4/15/04
4/15 58036 CP WELLS FARGO 1.01 100,000,000 PURC 5/3/04
4/15 58037 CP WELLS FARGO 1.01 100,000,000 PURC 5/4/04
4/15 58038 USTN 1.96 25,000,000 PURC 3/31/06
4/16 58041 USTN 2.08 25,000,000 PURC 3/31/06
4/16 58042 USTN 2.08 25,000,000 PURC 3/31/06
4/19 58045 FNMA 2.82 50,000,000 PURC 4/19/07
4/19 58047 USTN 2.12 25,000,000 PURC 3/31/06
4/20 57693 CP MOAT FUNDING 1.15 50,000,000 MAT 4/20/04
4/21 57395 FNMA CALL 04-23-04 2.81 20,000,000 2,910 SALE 10/23/06

POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
                    for the month of April 2004



SALES/ DATE OF
DATE LINE # SECURITY DESCRIPTION YIELD PURCHASES MATURITIES GAIN/LOSS COMMENTS MATURITY
4/21 57684 CP ATLANTIS ONE 1.16 25,000,000 MAT 4/21/04
4/21 58053 CP CXC LLC 1.03 43,750,000 PURC 6/4/04
4/21 58054 CP SOCIETE GENERALE 1.03 50,000,000 PURC 6/1/04
4/22 57237 NCD WESTDEUTSCHE 1.34 50,000,000 MAT 4/22/04
4/22 58057 CP CONCORD MINUTEMEN CAP1.13 50,000,000 PURC 8/12/04
4/23 57687 CP WHITE PINE 1.17 17,593,000 MAT 4/23/04
4/23 57696 FFCB CALL 04-27-04 2.14 25,000,000 3,906 SALE 10/27/05
4/26 58062 CCCIT 2.55 25,000,000 PURC 1/20/09
4/27 57246 FHLMC CALL 04-28-04 2.30 10,000,000 781 SALE 10/28/05
4/27 57247 FHLMC CALL 04-28-04 2.30 10,000,000 781 SALE 10/28/05
4/27 57248 FHLMC CALL 04-28-04 2.30 10,000,000 781 SALE 10/28/05
4/27 57249 FHLMC CALL 04-28-04 2.30 10,000,000 781 SALE 10/28/05
4/27 58065 USTN 2.22 10,000,000 PURC 3/31/06
4/28 58065 USTN 2.22 10,000,000 10,748 SALE 3/31/06
4/28 58068 FHLB 2.51 50,000,000 PURC 7/28/06
4/30 58072 CP EDISON ASSET SEC 1.02 50,000,000 PURC 5/5/04
4/30 58073 CP BAVARIA TRR CORP 1.05 25,000,000 PURC 5/13/04
Total 1,078,569,000 614,821,000 24,595


